27

Kenneth R. Jackson

scE & G | Rates and Regul\aﬁti)er: rSeeer:i::
®

A SCANA COMPANY

July 14, 2010

Ms. Jocelyn Boyd

Interim Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, SC 29211

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263

Columbia, SC 29211

Dear Ms. Boyd and Mr. Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for June 2010.

If you have any questions concerning this report, please do not hesitate to call.
Sincerely,

loocbaa

Kenneth R. Jackson

Cc: Scott Elliott, Esq.

Encs.
Risk Management Program Adjustments
SCE&G Results
SCE&G Outstanding Positions

Cayce, SC+ 29033-3712 - kjackson@scana.com



South Carolina Electric & Gas Company
Risk Management Program Adjustments

For June 2010
Docket 2006-144-G Docket 2006-5-G Inception To
Order 2006-331 Order 2006-679 Current Month Date

Broker Fees 579.00 22,724.60 314.72 23,618.32
Software - 134,531.58 - 134,531.58
Subscriptions - 103,500.00 - 103,500.00
Labor - 88,540.02 1,286.04 89,826.06
Carrying Cost - 307,772.78 - 307,772.78
Non Hedging Addition to Cost of Gas 579.00 657,068.98 1,600.76 659,248.74
Hedging Additions / (Subtractions) 2,337,480.00  45,526,232.40 113,770.00  47,977,482.40
Total 2,338,059.00 46,183,301.38 115,370.76  48,636,731.14

Interest Rate 0.3005%
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SCE4G June 2010 Results

01JULI0 14:20
a/o 30JUN10

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
Q2JUN09 CALL 1.00 01ouN1d 7.22 0.610 0.000 (6,100.00) 0.00 {6,100.00)
18JUNO9 CALL 1.00 O01JUN10 7.28 0.640 0.000 {6,400.00) 0.00 {6,400.00)
30JUNOS CALL 1.00 01JUNIO 6.80 0.580 8.000 (5,800.00) 0.00 {5,800.00)
14JUL09 CALL 1.00 O0lJUN1O 6.55 0,549 0.000 (5,400.00) 0.00 (5, 400.00)
28JULOS CALL 1.00 0iJUNlOQ 6.69 0.545 0.000 (5,450.00) 0.00 {5,450.00)
11aUGQ9 CALL 1.00 OIJUNL1O 6.65 0.570 0.000 {5,700.00) 0.00 {5,700.00}
08SEP0S CALL 1.00 OlJUNIO " 6.10 0.510 0.000 {3,100.00) 0.00 {5,100,00)
22SEPQO9 CALL 1.00 01JUN10 6.30 0.560 0.000 {5,600.00) 0.00 (5,600.00)
Q60CTOS CALL 1.00 01JUN10 .70 0.590 0.000 {5,9800.00} 0.00 (5,900.00)
200CTO09 CALL 1.00 01JUN1O 6.75 0.610 0.000 (6,100.00} 0.00 (6,100.00)
03NOV09 CALL 1.00 01JUN10 5.90 0.520 0.000 {5,200.00) 0.00 (5,200.00)
17NOVD9 CALL 1.00 01JUN1O 5,70 0.530 0.000 (5,300.00) 0.00 {5,300.00)
01DEC0S CALL 1.00 O1JUN1Q 5.55 0.500 0.000 (5,000.00) 0.00 {5,000.00)
29DECOS CALL 1.00 01JUN10 .15 0.600 0.000 (6,000,00) 0.00 {6,000.00}
12JAN1O CALL 1.00 O0lJuNi0 5.75 0.560 0.000 {5,600,00) 0.00 {5,600.00}
26JAN10 CALL 1.00 O0LJUN1O 5.50 0.570 0.000 {5,700.00) ¢.00 {5,700.90)
02FEB1O CALL 1.00 O0lJUN1O 5.40 0.490 0.000 {4,900.00) 0.00 {4,900.60)
23FEB10 CALL 1.00 01JUN1Q 5.00 0.410 0.000 {4,100,00) 0.00 {4,100.00}
O9MAR1Q CALL 1.00 O1lJUNLD 4.70 0.310 0.0¢0 {3,100.00) 0.00 (3,100.00)
23MAR1O CALL 1.0 01JUN1O 4.25 4.310 0.000 {5,890.00) 0.00 (5,890.00)
08APR10 CALL 1.00 01JUN10 4.35 0.320 0.000 {3,200,00) 0.00 (3,200.00)
20APR10 CALL 1.00 01JUN1O 4.00 0.230 0.000 {2,300.00} 0.00 (2,300.00)
04MAY10 CALL 1.00 01JUN10 4.00 0.175 0.000 (1,750.00}) Q.00 (1,750.00)
18MAYLO CALL 1.00 01JUN10 4.40 0.135 9.000 {1,350.00 0.00 (1,350.00)
25MAYLO 1.00 01JUN1O 0.00 4.000 4.158 (40,000.00} 41,550.00 1,550.00
25MAYLO 1.00 01JUN1C 0.00 4.000 4,155 (49,000.00) 41,550.00 1,550.00
26MAYL0 -1.00 O01JUN1O 0.00 . 4.140 4.155 41,400.00 (41,550.00) (150.00)
26MAYLO -1.060 OLJUN10 0.00 4.177 4,155 41,770.00 (41, 550.00} 220.00
24.90 *01JUNLO {113,770.00) 0.00 {113,770.00)
24.%0 {113,770.00) Q.00 {113,770.00)
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SCE&G Outstanding Positions

Trade Data PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current value Mark to Markest
30JUNOS CALL 1.00 01JULl0 7.0000 0.5900 0.0000 {5,900.00) 0.00 (5,900.00}
07JUL09 CALL 1.00 01JUL10. $.7000 0.5600 0,0000 (5,600.00) 0.00 15,600.00) :
14JUL0S CALL 1.00 01JUL10 6.8000 0,53530 0.0000 (5,500,00) 0.00 {5,500.00) :
28JULOS CALL 1.00 01JULLO 6.8500 0.5600 0.0000 (5,600.00) 0.00 {5,600.00}
11AUGO9 CALL 1.00 01JULIO §.9500 0.5800 0.0000 {5,800.00) 0.900 {5,800.00}
25AUG09 CALL 1.00 Q1JULLO §.8000 0.58600 0.0000 (5,800.00) 0.00 {5,600.00)
08SEPOS CALL 1.00 01JULlO 6.4000 0.5200 0.0a00 (5,200.00) 0.00 {5,200.00)
22SEPQ9 CALL 1.00 01JuL10 6.6500 0.5700 0.0000 (5,700.00) 0.00 {5,700.00)
06CCT09 CALL 1.00 01JULl0 8.9000 0.6000 0.0000 (6,000.00) 0.00 (6,000.00)
20CCT0S CALL 1.00 01JUL10 6.9000 0.6200 0.0000 16,200.00) 0.00 {8,200.00)
Q3N0V09 CALL 1.00 01JUL10 8.1500 0.5400 0,0000 {5,400.00) Q.00 (5,400.00)
17N0V09 CALL 1.00 01JUL10 5.9000 0.5400 0.0000 {5,400.00) 0.00 (5,400.00)
01DECO9 CALL 1.00 01JUL10 5.8000 0.5100 0.0000 {5,100.00) 0.00 (5,100.00)
15DECO3 CALL 1.00 01JU0L10 $.4000 0.5700 00,0000 {5,7900.00) 0.00 (5,700.00)
22DEC09 CALL 1.00 01JUL1C 6.3700 ¢.3800 0.0000 {5,800.00) 0.00 (5,800.00)
29DECOS CALL 1.00 01JUL1O 6.5000 ¢.5650 0.0000 {5,650.00) 0.00 (5,650.00)
12JAN10 CALL 1.00 01JULlO 5.9500 0.5600 0.0000 {5, 600.00} 0.00 (5,600.00)
26JAN10 CALL 1.00 01JUL1C 5.7500 0.5700 0.0000 (5,700,090} 0.00 (3,700.00}
QSFEB1Q CALL 1.00 0lJuLlc 5.5000 0.5500 0.00600 (5,500.00} 0.00 (5,500.00)
23FEB10 CALL 1.00 01JUuLiO . 5.0500 0.5000 0.0000 (5,000.00} 0.00 (5,000.00)
OSMAR1O CALL 1.00 01lJuLnla 4.8000 0.3800 0.0000 (3,800.00} 0.00 ! (3,800.00Q)
23MAR1O CALL 1.60 0Q1JUL10 4.3500 0.3800 0.3670 (5,080,00} 5,872.00 (208.00)
06APRLO CALL 1.00 01JUL1O 4.4500 0.4000 0.2670 (4,000.00) 2,670.00 (1,330.00)
20APR1O0 CALL .1.0¢ oO1lgurlo 4.1500 0.3375 0.5870 {3,375.00) 5,8670.00 2,295.00 i
04MAY10 CALL 1.00 01JULl0 4.1000 0.2900 0.0000 (2,900.00) 0.00 (2,900.00}
1E8MAY10 CALL 1.00 01JUL1O 4.5000 0.2800 0.0000 (2,800.00) 0.00 (2,800.00) i
Q1JYN1O CALL 1.00 03iJYL10 4.3500 0.2100 0.0000 . 12,100.00) 8.00 {2,100.00) H
150UN10G CALL 1.00 01JULl10 5.1000 0.2450 0.0000 (2,450.00) .00 {2,450.00) !
22JUN10 CALL 1.00 0OLJUL1O 4.8000 0.1050 0.000¢ {1,050.00) 0.00 {1,050.00) H
25JUN1O 1.00 O0LJULLO 0.0000 4.1000 4.7170 (41,00C.00) 47,170.00 §,170.00
25JUN10 1.00 Q1JULl10 0.0000 4.3500 4.71710 (43, 500.00) 47,170.00 3,670.00
25JUN10 1.00 01lJuLio 0.0000 4.35000 4.7170 (45,000.00) 47,170.00 2,170.00
25JUN1O 1.00 01JULl0 0.0000 4.80040 4.717Q (48, 000.00) 47,170.00 {830.00)
25JUN10 1.00 9013UL10 ¢.0000 4.8000 4.7170 (48,000.00) 47,170.00 {820.00)
28JUN10 -1.00 0Q1JUL10 0.0000 4.7370 4.7170 47,370.00 {47,170.00) 200.00
28JUN1O -1.00 OQlJuLlQ 0.0000 4.7200 4.7170 47,200.00 {47,17C.00) 30.00
28JUN1Q -1.00 01JULiC 0.0000 4.714Q 4.7170 47,140.00 {47,170.00}) {30.00)
28JUN10 -1.00 01JUL10 0.0000 4.7060 4.7170 47,060.00 {47,170.00} {110.00)
28JUN1O -1,00 0OlJULicQ 0.3000 4,7010 4.7170 47,010.00 {47,170.00} {160.00)
29.60 *010UL10 {130,225.00) 14,212.00 (116,013.00) ;
04AUGOS CALL 1.00 O0lAauGLO 7.5500 0.6000 0.0004 {6,000.00} 4.00 {5,996.00)
11AUGOS CALL 1.00 01lAUG10 7.2500 0.5900 0.q0008 {5,900.00) 8,00 {S,892.00)
18AUGO9 CALL 1.00 OlAUGLO 7.1500 0.5700 0.0008 {(5,700.00} ’ $.00 (5,691.00) H
D1SEPQ9 CALL 1.00 OlAUGLO 6.7500 0.5500 0.0020 {5,500.00} 20.00 {5,480.00) ;
15SE209 CALL 1.00 01AUGl0 7.1000 0.5600 0.g010 {5,600.00) 10.00 {5,5%0.00)
29SEP09 CALL 1.00 01AUG10 7.1500 0.6000 . 0.0009 {6,000.00} 9.00 (5,991.00)
130CT09 CALL 1.00 01AUGLO 6.3500 04,5300 0.0010 {5,900.00} 10.00 {5,890.00)
270CT0S CALL 1.00 01AUGL10 6.8500 0.5800 0.0030 {5,800.00) 30.00 {5,770.00)
10NOV09 CALL 1.00 O0lAUGLO 6,1000 0.5100 0.0100 {5,100.00} 100.00 {5,000.00)
24N0OV09 CALL 1.90 OlAUGLOQ 6.0000 0.5150 0.0120 {5,150.00) 120.00 {5,030.00)
08DECO9 CALL 1.00 01auclo 6.5500 0.5300 0.0030 {5,300.00) 30.00 {5,270.00)
22DEC09 CALL 1.00 OlAUGLO 6.6800 0.5800 0.0025 {5,800.00) 25,00 {S,775.00)
0SJAN1O CALL 1.00 01AUGlO 6.,8000 0.5700 0.0030 {5,700.00) 30.00 {5,670,00)
18JAN1O CALL 1.00 01AUGLY 6.1500 0.5800 0.0090 {5,800.00) 90.00 {5,710.00)
O2FEBLO ' CALL 1.00 0lAUGLO 5.9500 0.5700 0.0140 {5,700.00) 149.00 {5,560.00}
09FEBLO CALL 1.00 O01AUG10 5.7500 0.5500 0.0220 {5,500.00) 229.00 {5,280.00}
16FEBLO CALL 1.00 01lAuUGl0 5.8500 0.5600 6.0170 {5,600,00) 170.00 {5,430.00}
02MARLOQ CALL 1.00 013UGLO0 5.1000 0.5000 0.8927 {$,000.00) 927.00 {4,073.00}
16MARLOD CALL 1.00 OlAUGLO0 4.8500 0.4400 0.2310 {4,400.00} 2,310.00 12,090.00}
23MARLO CALL 1.50 0l1AuGlo 4.4500 0.4400 0.3323 {6,600.00) 4,993.50 (1,606.50)
30MARLO CALL 1.00 OlAUGLO 4.1500 0.3950 0.5380 {3,950.00) 5,360.00 1,410.00
13AFR10 CALL 1.06 0lAUGLO 4.4500 0.4400 0.3330 {4,400.00) 3,330.00 (1,070.00}
27APRLIO CALL 1.00 O0lAUG1O ’ 4.4800 0.4500 0,3047 {4,500.00} 3,047.00 (1,453.00}
L1MAY10 CALL 1.00 OlAUGLIO 4,5000 0.3700 0.3047 {3,700.900) 3,047.00 (653.00)
25MAY10 CALL 1.00 OlAUGLO 4.1500 0.3100 0.5380 {3,100.00) 3,360.00 2,260.00
08JUNLD CALL 1.00 Q1AUGLO 4.38000 0.3800 0,1410 (3,800.00) 1,410,00 (2,390.00}
22JUNLO, CALL 1.00 01AUGiO 4.8000 0.3250 0.1730 (3,250.00) 1,730.00 (1,320.00)
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27.50 *01AUG10 {138,750,00) 32,539.50 {106,210.50)
01SEP0S CALL 1.00 O01SEP1O 7.1500 0.5500 0.0150 {5,500.00} 190,00 {5,310.00)
158EP09 CALL 1.00 01SEP1O 7.4500 0.5800 0.0140 {5,8060.00) 140.00 (5,660.00)
29SEP09 CALL 1.00 O0ISEPLO 7.3800 0,6200 . 0.0143 {6,200.00) 143.00 {6,057.00}
130CT09 CALL 1.00 D01SEPLO 7.2000 0.6000 0.0180 {6,000.00) 180.00 {5,820.00)
270CT09 CALL 1,00 O01sEP1O 6.9500 0.5800 0.0240 {5,800.00) 240.00 {5, 560.00)
10NOVOo9 CALL 1.00 O0lSEP10 $.3500 0.5300 0.0490 (5,300.00} 430.00 {4,810.00)
24NOVO3 CALL 1.00 01SEP10 6.3002 0.5250 0.0520 (5,256¢.00) 520.00 {4,730.00)
08DECO9 CALL 1.00 01SEP10 6.8500 0.5400 0.0270 (5,400.00) 270.00 (5,130.00C)
22DECO9 CALL 1.00 01sgplo 6.9800 0.5900 . t9.0225 (5,900.00) 225.00 {5,875.00)
29DECOS CALL 1.00 O1SEP1Q 7.0000 0.5950 0.0220 (5,950.00) 220.00 - (5,730.00)
05JAN10 CALL 1.00 01SEP10 6.8000 0.5950 0.0280 (5,950.00) 280.00 (5,670.00)
19JAN10 CALL 1.00 01SEP10 6.4000 0.5800 0.0460 (5,800,00) 460.00 (5,340.00)
02FEB10 CALL 1.00 O01SEP1O 6.2500 0.5800 0.0580 (5, 600.00}) 550,00 (5,040.00)
16FEB10 CALL 1.00 OlSEPiO 6.1000 0.5700 0.0670 {5,700.00) 670,00 (5,030.00)
02MAR10 CALL 1.00 O1SEPiCQ 5,4000 0.5000 0.18605 {5,000.00) 1,605.00 (3,395.00}
16MAR10 CALL 1,00 O1SEPLO 4.8500 0.4800 0.3100 {4, 600.00) 3,100.00 (1,500.00)
23MAR1O CALL 1.10 O0isErio0 4,7500 0.4400 0,3480 {4,840.00) 3,828.00 (1,012.00)
30MRR10 CALL 1.0¢ O01SEP10 4.4300 0.4200 0.4890 {4,200.00) 4,890.00 690.00
13APRLD0 CALL 1.00 O01SZP10 4.7500 0.4400 0.3480 {4,400.00) 3,480.00 (920.00)
27APRIO CALL 1.00 OISEP10 4.7800 0.4500 0.328% {4,500.00) 3,286.00 (1,214.00)
11MAY10 CALL 1.00 O1SEP1Q 4.6300 ™ 0.4400 0.3898 (4,400.00) 3,898.00 {502.00)
18MAY10 CALL 1.00 01sEPl0 4.6500 0.4700 0.3900 {4,700.00) 3,900.00 (800,00}
25MAY10 CALL 1.00 013ERLO 4.2000 0.4200 0.6380 {4,200.00) 6,380.00 2,180.00
08JUN10 CALL 1,00 01SEP10 5.0000 0.4850 0.2600 (4,850.00) 2,600,00 {2,250.00)
22JUN10 CALL 1.00 01seP10 4.9000 0.4400 0.2930 {4,400.00) 2,930.00 {1,470.00)}
25.10 *01SEP10 (130,240.00) 44,485.00 (85,755.00)
29SEPO9 CALL 1.00 010CT10 7.92400 0.6200 0.0322 (6,200.00) 322.00 (5,878.00)
130CT09 CALL 1.00 0l¢CTLID 7.6000 0.6250 9.0420 {6,250.00) 420.00 {5,830.00)
20CCTO08 CALL 1.00 0l1cCCT10 7.8500 0.5800 0.0350 (6,600.00) 350.00 (6,250.00)
27CCT09 CALL 1.00 0Q1GCT10 7.4000 0.6100 0.0500 (6,100.00} 500.00 {5,800.00}
10NOVOS CALL 1.00 010CTi0 6.8000 0.5400 0.0850 (5,400.00) 850.00 {4, 550.00)
24NOV09 CALL 1.00 010CT10 6.7500 0.5400 0.0880 {5,400.00) 880.00 (4,520.00}
08DEC09 CALL 1.00 010CTi0 7.5500 0.5500 0.0440 (5,500.00}) 440.00 (5,08%0.00)
22DECOS CALL 1.00 010CTiO 7.5700 0.5900 0.0443 - {5,900.00} 443.00 (5,457.00)
05JAN1O CALL 1.00 O0lOCTLD 7.2500 0.5850 0.0570 (5,850.00} 570.00 {5,280.00)
19JAN1G CALL 1.00 010CTLO 8.7500 0.5900 0.0880 (5,900.00) 880.00 {5,020.00)
02FEBL0 CALL 1.00 01IO0CTLO 6.7000 0.5700 0.0920 (5,700.00} 920.00 {4,780.00)
09FEBL0 CALL 1.00 010CT10 §.3500 0.5800 ° 0.12860 {5,800.00}) 1,260.00 (4,540.00}
16¥EB10 CALL 1.00 0l0CTiO §,4500 0.5700 0.1150 {5,700.00} 1,150.00 {4,550.00}
02MARLO CALL 1.00 010CT10 5.7500 0.5100 0.2147 {5,100.00} 2,147.00 (2,953,00}
16MARLO CALL 1.00 O1OCTLO 5.2000 0.4600 0.3520 {4,600.00} 3,520.00 {1,080.00}
23MAR10D CALL 1.90 0IOCT10 5.1500 0.4500 0.3676 {8,550.00} 6,984.40 {1,565.60}
30MARLO CALL 1.00 010CT1Q 4.8000 0.4350 0.4980 {4,350.00} 4,960.00 610.00
13APR10 CALL 1.00 010CT1Q 5.0000 0.4500 0.4190 *{4,500.00} 4,190.00 (310.00)
27APR1O CALL 1.00 010CT1O 5.1500 0.4700 0.3676 {4,700.00) 3,676.00 {1,024.00}
11MAY10 CALL 1.00 o0loCT10 5.0500 0.4500 0.4010 14,500.00}) 4,010.00 (490.00)
25MAY10 CALL 1.00 010Crlo0 4.6000 0.4150 0.5870 (4,150.00} 5,870.00 1,720.00
08JUN10 CALL 1.00 010CT19 5.3500 0.5000 0.3080 {5,000.00) 3,080.00 {1,920.00)
15JUN1O CALL 1.00 010CT1lQ 5.7000 0.5300 0.2247 {5,300.00} '2,247.00 (3,053.00)
22JUN10 CALL 1.00 010CT10 5.2000 0.4800 0.3520 14,800.00) 3,520.00 {1,280.00)
24.50 *010CT10 {131,850.00) 53,189.40 (78,680.60)
03NOV09 CALL 1.00 O01Nov1O 7.4000 0.6150 0.0780 {6,150.00) 780.00 {5,390.00)
17NoV0O3s CALL 1,00 OLNOVLQ 7.2000 0,6000 0.0890 (€, 000.00) 890.00 (5,110.00)
24NOV03 CALL 1.00 OLNOV1Q 7.1000 0.5800 0,0960 (S,800.00} 960.00 {4,840.00)
01DECO09 CALL 1.00 O01NOV1C 7.1300 0.5900 0.0930 (5,900.00} 930.00 {4,970,00)
08DECO9 CALL 1.00 O0lNOV1O 7.8000 0.6000 0.0560 (6,000.00) 560.00 {5, 440.00)
15DECOS CALL 1.00 01NOV1d 7.8000 0.6250 0.0560 (6,250.00) 560.00 (5,690.00)
28DECO9 CALL 1.00 01NOV1Q 7.8500 0.6500 0.0630 18, 500.00) 830,00 (5,870.00)
050AN10 CALL 1,00 01NOV1O 7.5000 0.6250 0.0710 (8,250.00) 710.00 (5,540.00)
12JAN10 CALL 1,00 OLNOVLQ 7.1500 0.8100 0.0%830 {6,100.00) 330.00 15,170.00)
28JAN10 CALL 1.00 O0INQV1O 6.9500 0.8100 J.1088 (6,100.00) 1,088.00 (5,012.00)
02FEB10 CALL 1.00 0LlNOV1O 6.9500 0.6000 0.1080 (6,000.00) 1,0%90.00 (4,910.00)
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09FEB10 CALL 1.00 OINOV1OQ. §.6500 0.6000 0.1390 {6,000.00) 1,380.00 (4,610.00}
23FEBL10 CALL 1.00 0QINOV1O 6.1000 0.3500 0.2190 {5,500.00) . 2,190.00 {3,310.00)
02MARLO CALL 1,00 CINOV1O §.0500 0.5400 0.2280 {5,400.00) 2,280.00 (3,120.00)
0SMRR10 CALL 1.00 OLNOV1O 5.6500 0.5150 06.3190 {5,150.00} 3,190.00 {1,960.00)
23MARLO CALL 1.00 OLlNOV10 5.4300 0.4900 0.3763 . (4,900.00} 3,763.00 (1,137.00)
30MARIO CALL 1.00 9Q1NOV1O 5.1500 0,.4700 0.4800 {4,700.00} 4,800.00 100.00-
O06APR1O0 - CALL 1.00 O1NOV1O 5.5500 0.5100 0.3485 {5,100,00} 3,4%5.00 (1,635.00)
20APR10 CRLL 1.00 O1NOV1O 5,2000 0.4700 0.4612 {4,706.00) 4,612.00 {88.00)
27APR10 CALL 1.00 01NOV1O 5.4500 0,5000 0.3783 {5,000.00} 3,763.00 (1,237.00)
04MAY10 CALL 1.00 OQ1NOV1Q 5.1000 0.4800 0.5000 {4,800.00} 3,000.00 200.00
18MAY10 CALL 1.00 O1NOV1O 5.35%00 0.5100 0.40%90 {5,100.00} 4,090.00 {1,010,00)
O0LJUN1O CRLL 1.00 O01NOV1O 5.1500 0.4800 0.4800 {4,800.00) 4,800.00 0.00
25MAY10 CALL 1.00 01NOV1O 4.9500 0.4450 . 0.5630 {4,450.00) 5,630.00 1,180.00
15JUN10 CALL 1.00 01NOV10 5.8500 0.5500 0.2697 (5,500.00} ) 2,697,00 {2,803,00)
22JUN10 CALL 01NOV1O 5.4Q00 0.5100 0.3920 {5,100.00} 3,920.00 {1,180.00)
29JUN10 CALL 01NOVi0 5.2000 0.5000 0.4612 (5,000.00) 4,612.00 {388.00)
27.00 *Q1INOV1O (148,250.00) §9,310.00 {78,940.00)
01DECO09 CALL 1.00 OQiDECLO 7.5000 0.6400 0.1030 (6,400,00) 1,030.00 {5,370.00)
08DECO2? CALL 1.00 O1DECLO 8,1000 0.6400 0.0650 (6,400.00) 660.00 {5,740.00)
15DEC09 CALL 1.00 O1DECIO 8.0500 Q.8550 J.06390 (6,550.00) 690,00 {5,860.00)
22DEC09 CALL 2.00 DIQECLO 7.9300 0.6600 0.0739 (13,200.00) 1,478.00 {11,722.00)
29DEC09 CALL 1.00 OLDECLO 7.8300 0.6800 0.0800 (6,800.00) B0G.00 {6,000,00)
05JAN1D CALL 1.00 GOIDECLO 7.7000 0.8500 0.0890 (6,500.00} 890.00 {5,610.00)
12JAN10 ‘CALL 1.00 OLDEC1C 7.5000 0.6500 0.1030 (8,500.00] 1,030.00 {5,470.00)
19JAN10 CALL 2.00 O0XDECLD 7.4500 0.6600 0.1070 (13,200.00) 2,140.00 {11,060.00)
26JAN1C CALL 1.00 O1lDECL0 7.2000 0.8500 0.1284 (6,500.00) 1,284.00 {5,216.00} :
02FEB10 CALL 1.00 OlDEC1O 7.1500 0.6500 0,1330 (6,500,00) 1,330.00 {5,170.00) i
09FEB10 CALL 1.00 O0IDECLO §.8500 0.6400 0.1680 (6,400.00) 1,680.00 {4,720.00)
16FEBLO CALL 2.00 OlDECLO 7.0000 Q.6300 0.1490 (12, 600.00) 2,980.00 {9,620.00)
23FEB1O CALL 1.00 OlDEC1C 6.3500 0.5900 0.2470 (3,900.00) 2,476.00 {3,430.00)
02MAR10 CALL 1.00 OlDECLO §.3000 0.5800 0.2564 (5,800,00) 2,564,00 (3,236.00)
Q9MARLO CALL 1.00 OLDECLOD 5.9500 0.5500 0.3370 (5,500.00) 3,370.00 {2,130.00)
16MARIO CALL 2.00 D1DEC1C 5.8000 0.5300 0.3780 (10,600.00) 7,580.00 {3,020.00)
23MARLO CALL 1.00 01DEC1O 5.8000 0.5300 0.3788 (5,300.00) 3,788.00 {1,512.00)
30MARLO CALL 1.00 OLDEC10 5.3500 0.5100 0.5340 (5,100.00) 5,340.00 2440.00
06APRLO CALL 1.00 O01DEC10 5.9000 0.5500 0.3505 (5,500.00} 3,505.00 {1,995.00) :
13APRI10 CALL 2.00 O01DEC10 5.7000 0.5300 0.4090 (10,600.00) 8,180.00 {2,420.00)
20RPR10 CRLL 1.00 O0LDzClO 5.5000 0.5200 0.4767 {5,200.00) -4,767.00 {433.00)
27APR10 CALL 1.00 01DEC10 5.7500 0.5400 0.3937 (5,400.00) 3,937.00 {1,463.00)
04MAY19 CALL 1.00 QlDEC10 5.4500 0.5200 0.4950 (5,200.00) 4,950.00 . {250.00) :
11MAY10 CALL 2.00 OQlDEC10 5.8000 0.5400 0,3788 (10,800.00}) 7,576.00 {3,224.00}
18MAY10 CALL 1.00 OLDECLO 5.6000 0.5500 0.4420 (5,500.00) 4,420,00 {1,080,00) ;
O1JUN1O CALL 1.00 OlD=EClo 5,4000 0.5250 0.5140 {5,250.00) 5,140.00 (110.00}
25MAY10 CALL 2.00 O01DECl0 5.2500 0.4900 0.5750Q (9,800.00) 11,500.00 1,700.00
08JUN10 CALL 2.00 OLDECLO 5.7500 0.5550 0.3940 (11,100.,00) 7,880.00 (3,220.00) H
15JUN1¢Q CRLL 1.06 OlDECLO 6.0500 0.5700 0.3243 {5,700.00) 3,243.00 (2,457.00) i
22JUN1O CALL 1.00 Q1DECLO 5.6500 0,53350 0.4250 (5,350.00} 4,250.00 {1,100.00) i
29JUNLO CALL 1.00 OlDECLO 5.4500 0.5400 0.4951 {5,400.00) 4,951.00 (449.00) :
39.00 *0lDECLO {226,550.00) 115,403.00 {111,147.00}
29DEC09 CALL 1.00 OLJANI1 B.1500 0.6950 0.1070 {6,950.00) 1,070,400 {5,880,00) H
OSJAN1O CALL 1.00 O0lJaNil 8.1000 0.6800 0.1110 {6,800.00) 1,110.00 {5,8690.00) :
12JAN10 CALL . 1.00 01JANL1 7.8000 0.6700 0.1320 {6,700.00) 1,320.00 ’ {5,380.00) |
18JANI O CALL 1.00 O0ILJANI] 7.8000 0.86700 0.1320 {6,700,00) 1,320.00 (5,380.00) [
28JAN10 CALL 1.00 O0:JAN1l 7.5000 0.6800 0.1594 {6,800.00) 1,594.00 {5,206.00) H
02FEB10 CALL 1.00 031JaN1l1l 7.4500 0.8600 0.1630 {6,600.00) 1,550.00 {4,950.0Q)
09FEB10 CALL 1.00 O1JAaNil 7.1500 0.6800 0.2010 (6,600,000 2,010.00 {4,590.00) :
16FEB10 CALL 1.00 O0l1JANil1 7.2500 0.6600 0.1880 . (6,600.00) 1,880.00 {4,720.00)
23FEB10 CALL 1.00 01JAaN1l 6.6500 0.6100 0.2910 (6,100.00) 2,810.00 (3,290.00) |
02MAR10 CALL 1.00 01JaN11 6.48500 0.6000 0.28086 (5,000.00}) 2,806.00 (3,194.00) H
09MAR10 CALL 1.00 O01JAN11 6.2500 0.5700 0.3680 (5,700.00} 3,680.00 12,.020.00)
16MAR10 CALL 1.00 OlJAN1l £.0500 0.5530 0.4220 {5,550.00} 4,220.00 1,330.00)
30MAR10 CALL 1.00 OlJAN1l 5.7500 0.5300 0.5170 (3,300.00) 5,170.00 (130.00)
06APR10 CALL 1.00 01JAaN11 §.2000 0.5700 Q.3811 (5,700.00) 3,811.00 (1,889.00}
13APR10 CALL 1.00 01JAN11l 5.9000 0.5400 0.4680 {5,400.00} 4,680,00 (720,00}

20APR10 CALL 1.00 O01JAN1l 5.7700 0.5400 0.5171 {5,400.00} 5,171.00 {229,00)



Page: 4

Version: 803,

Build:

8602DXK

JBELGOPENPOSITIONS

Database: Zainet Merant Prod

SCZsG Outstanding Positions

01JUL10 14:20
a/o 30JUNiO

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
27APR10 CRLL 1.00 01JAN11 6.0000 0.5600 0.4367 {5, 600.00) 4,367.00 (1,233.00)
D4MAY10 CALL . 1.00° 01lJAN11 5.7500 0.5500 0.5170 {5,500.00) 5,170.00 (330.00)
11MAY10 CALL 1.00 01JaNnll §.1500 0.5800 0.3%43 {5, 600.00} 3,943.00 (1, 657.00)
18MAY10 CALL 1.00 01JAaN11l 5.9000 0.5700 0.4680 {5,700.00}) 4,680.00 (1,020.00)
01JUN10 CALL 1.00 OlJAN1l 5.7000 0.5500 0.5350 {5,500.00) 5,350.00 {150.00)
25MAY1Q CALL 1.00 0OLJAN11 5.5000 0.5200 0.6110 {5,200.00} $,110.00 910.00
08JUN10 CALL 1.00 OLJAN11 6.0500 0.5600 0.4220 {5,600.00) 4,220.00 {1,380.00)
1SJUN1Q CALL 1.00 OlJAN1L 6.3000 0.5800 0.3559 {5,800.00) 3,559.00 (2,241.00)
29JUN1Q CALL 1,00 0lJaN1l 5.8000 0.5800 0.5000 {5,600.00} 5,000.00 (600.00)
25.00 *01JAN1l (149, 000.00) B6,701.00 {62,299.00}
Q2FEB10 CALL 1.06 DLFEB1l 7.60b0 0.8500 0.1530 (6,500.00} 1,630.00 {4,870.00)
09FEB1O CALL 1.00 O01FEBiL 7.3000 0.6500 0.1990 (6,500.00) 1,990.00 {4,510.00)
16FEBLO CALL 2.00 OlFEBLL 7.3000 0.6600 0.1990 (13,200.00) 3,980.00 (9,220.00)
23FEBLO CALL 1.00 01FEBIL §.8500 0.5800 0.2580 (5,800.00) 2,680.00 (3,120.00)
02MARIO CALL 2.00 OlFEBLl 6.7500 0.8000 0.2855 (12,000.00) 5,710.00 (6,2580.00)
0SMARLO CALL 1.00 01FEB11 6.3500 6.5700 0.3700 (5,700.00) 3,700.00 {2,000.00)
16MAR10 CALL 1.00 OLlFEBIl §.1500 0.5500 0.4210 (5,500.00) 4,210.00 {1,290.00)
23MRR10 CALL 2.00 OlFEB1l 6.1700 0.5500 0.4205 {11,000.00) 8,410.00 (2,590,00)
30MARLO CALL 1.00 0l1FEBI1 5.8500 0.5300 0.5100 (5,300.00) 5,100.00 (200.00)
O8APRID CALL 2.00 O01lFEBl1L 5.3000 0.5600 0.3818 {11,200.00) 7,636.00 (3,564.00)
13APR10 CALL 1.00 O1lFEBIL 5.9500 0.5400 0.4780 (5,400.00) 4,780.00 (§20.00)
20APR1D CALL 1.00 01fFEBIL 5.8800 0.5300 0.4934 (5,300.00) 4,934.00 (366.00)
27APRLO CALL 2.00 OQlEFEBLLl 5.1000 0.5600 0.4342 (11, 200.00) 8,684.00 (2,516.00)
04MAY10 CALL 1.00 OlFEBILL 5.8500 0.3400 0.5100 (5,400.00) 5,100.00 (300.00)
11MAY10 CALL 2.00 01FEB1l1 6.2000 0.5600 0.4072 (11,200,00) 8,144,00 {3,056.00)
18MAYLO CALL 1.00 01FEBIt 6.1000 0.5350 0.4340 -(5,350.00) 4,340.00 {1,010.00)
01JUNLO CALL 1.00 01FEBLL 5.8000 0.5200 0.5260 (5,200.00} 5,260.00 50,00
01JUNL1O CALL 1.00 01FEBIL 5,7500 0.5250 0.5430 (5,250.00) $,430.00 180.00
25MAYL0 CALL 2.00 O01FEBll 5.6500 0.5000 0.5790 {10,000.00) 11,580.00 1,580.00
08JUN1OQ CALL 1.00 01FEBIL 6.1500 0.5600 0.4210 {5, 600.00) 4,210.00 (1,390.00)
15JUN10 CALL 2.00 01FEBILL 6.4000 0.5800 0.3579 (11, 600.00) 7,158.00 {4,442.00)
22JUNL0 CALL 1.00 01FEBLL 6.050Q 0.3450 0.4490 {5,450.00) 4,430.00 (960.00)
29JUNLO CALL 1.00 O01FEBLL 5.9000 0.5500 0.4934 {5,500.00) 4,934.00 {566.00)
31.00 *01FEB1t (175,150.00} 124,080.00 (51,060.00)
O02MARLO CALL 1.00 01MARIL 6.7500 0.5800 0.2999 (5,800.00) 2,999.00 {2,801.00)
0SMARLO CALL 1.00 O01MARIL 6.3500 0.5600 0.3820 {5,600.00) 3,820.00 {1,780.00)
16MARLO CALL 1.00 O1MARI1 6.1000 0.5550 0.4440 {5,550.00} 4,440.00 {1,110.00}
23MARLO CALL 1.00 OL1MAR1L 6.1800 0.5400 0.4175 {5,400.00) 4,175.00 {1,225.00)
30MARLO CALL 1.00 01lMARLY 5.8000 0,5200 0.5310 {5,290.00) 5,310.00 110.00
06APRI0 CALL 1.00 O01MAR12 6.3200 0.5500 0.3932 {5,500.00) 3,932.00 {1,568.00}
13APR1O CALL 1.00 0D01MAR11 6.0000 0.5300 0.4710 {5,300.00) 4,710.00 {590.00)
20APR10 CALL 1.00 01MAR1) $.9100 0.5200 0.4999 {5,200.00}) 4,999.00 (201.00)
27APR10 CALL 2.00 OIMAR1) 6.1000 0.5500 0.4434 (11,000.00) 8,868.00 12,132.00)
04MAY1O0 CALL 1.00 0IMARLL 5.9000 0.5300 0.3000 {5,300.00) 5,000.00 (300.00)
11MAY10 CALL 1.00 OLMAR11 §.3500 0.5500 0.3815 {5,500.00) 3,815.00 (1,885.00)
18MAY10 CALL 1.00 DIMARI1L 6.0590 0.5450 0.4570 (5,450.00) 4,570.00 (880.00)
01JUN10 CALL 1,00 OIMARI1L 5.7500 0.5300 0.5470 (5,300.00) 5,470,00 170.00
25MAY1Q CALL 1.00 OIMARLL 5.6500 0.5000 0.5810 {5,000.00) 5,810.00 810.00
08JUN1Q CALL 1.00 O0IMARI11 6.2000 0.5450 0.4180 (5,450.00) 4,180.00 {1,270.00)
150UN10 CALL 1.00 O1MARL1 6.4500 0.5700 0.3592 (5,700.00) 3,592.00 {2,108.,00)
22JUN1O CALL 1.00 01MaRll §.1000 0.5400 0.4440 (5,400.00) 4,440.00 {960.00)
29JUN1D CALL 2.00- O01MARLL 5.8500 0.5400 0.4851 (10,800.00) 3,702.00 {1,098.00)
20.00 +O1MARLL (108,450.00) 89,832.00 (18, 618.00)
30MAR1O CALL 1.00 O1APRLL $.4500 0.4500 0.4750 (4,900.00) 4,760.00 {140.00)
06APR10 CALL 1.00 OlAPRIL 5.8300 0.5300 0.3576 (5,300.00) 3,576,00 {1,724.00)
13APR1O CALL 1.00 O0lAPRIL 5.5500 0.5100 0.4440 (5,100.00) 4,440.00 (660.00)
20RPRI10 CALL 1.00 OlAPRLL 5.5500 0.5100 0.4433 {5,100.00) 4,433.00 (667.00)
27APR10 CALL 1.00 OlAPR1l 5.7500 0.5300 0.3843 {5,300.00) 3,843.00 (1,437.00}
04MAY10 CALL 1.00 OlAPR:Y 5.6000 0.,5200 0.4280 {5,200.00} 4,280.00 (920.00)
18MAY10 CALL 1.00 O1iRPR11 5.7500 0.5150 0.3850 (5,150.00) 3,850.00 {1,300.00)
OLlJUNLO CALL 1.00 DIAPR11l $.5000 0.4800 0.4600 (4,800.00) 4,600,00 (200.00)
25MAY10 CALL 1.00 OIAPRI1 3.4000 0.4600 0.4930 (4,8600.00) 4,930.00 330.00
CALL 1.00 1APR11 5.7500 0.5250 0.3850 (5,250.00) 3,850.00 {1,400.00)

08JUN10
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iSJUNIO CALL 1.00 Q1APRI11 5.7000 0.5200 0.3983 (5,200,00) 3,983.00 (1,217.00)
22JUN10 CALL 1.00 OIAPRI1 5.5000 0.5100 0.4600 (5,100.00) 4,600.00 (500.00)
12.00 *01APR11 {61,000.00) 51,145.00 (9,855.00)
Q4MAYLO CALL 1.00 OIM.‘AYJI 5.7000 0.5200 0.4230 (5,200.00) 4,230.00 (970.00}
18MAY10 CALL 1.00 01MAY11 5.8500 0.5150 0.3810 (5,150.00) 3,810.00 (1,340.00)
G1JUNLO CALL 1.00 OIMAY)Y} 5.5500 0.4900 0.4690 (4,900,00) 4,690.00 (210.00)
15JUN1O CALL 1.00 OIMAY1! 5.7500 0.5200 0.4080 (5,200.00) 4,080.00 (1,120,00)
29JUN10O CALL 1.00 OIMAY11 5.5500 0.510Q 0.4687 (3,100.00) 4,687.00 (413.00)
5.00 *0IMAYIL (25,550.00} 21,497.00 (4,053.00)
01JUN10 CALL 1.00 O0lJuNil 5.6500 0.5000 0.4710 (5,00!5.00) 4,710.00 {290.,00)
15JUNL1O CALL 1.00 O01JUNIl 5.3000 0.5300 0.3984 {5,300.00) 3,984.00 (1,315.00)
23JUN10 CALL 1.00 01JuUN1ll 5.8500 0.5200 0.4702 (5,200.00) 4,702.00 {498.00)
3.00 *01JUN11 (15,500.00) 13,396.00 {2,104.00)
23JUN10 CALL 1.00 01JUL11 5.8000 0.3300 0.4772 {5,300,00) 4,772.00 {528.00)
1.00 *#01JUL11 {5,300.00} 4,772.00 {528,00)

(1,445,815.00}

720,571,90

(725,243.10}




